Intensive Actuarial Review: Longview Firemen's Relief & Retirement Fund

Comments from Longview Firemen’s Relief and Retirement Fund
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Longview Firemen's Relief and Retirement Fund
Private llliquid Investment Returns
as of June 30, 2018
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= Campus Clarion
= Cohesive Capital
=== PIMCO BRAVO
= S&P 500




Longview Firemen's Relief and Retirement Fund - llliquid Investments

Drawdown
July 2014 - June 2018
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Longview Firemen's Relief and Retirement Fund - llliquid Investments

Risk / Return Table
Annualized Summary Statistics: July 2014 - June 2018

Beta Alpha R-Squared R-Squared Tracking Error

R%t/g)m St((jo/l‘?)ev Down?;/do;a Risk M;rsket vs. (I\ol/lsrket VS. z\ollma)rket vs.( ;)t)yle Sggrﬂ;;e vs. (I\ol/lsrket Observs.
Campus Clarion 9.39 16.16 7.51 0.9132 0.52 14.13 19.42 0.5512 14.9828 16
Cohesive Capital 5.00 14.21 10.22 0.1359 4.53 0.40 7.64 0.3180 15.2985 16
PIMCO BRAVO Fund 8.40 3.13 2.28 0.0649 7.72 1.90 3.03 25271 6.9510 16

S&P 500 10.79 6.65 5.16 1.0000 0.00 100.00 99.33 1.5487 0.0000 16




Longview Firemen's Relief & Retirement Fund
Expected Rate of Return Summary
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